JUST U.S, Large Cap Diversified Index (JULCD) 


What is the JULCD? 


‘The JUST US. Large Cap Diversified Index JULCD) is designed to track the per- 
formance of US. large-capitalization companies that most closely align with 
the American public's definition of just business behavior: The JULCD Index 
Includes the top 50% of Russell 1000 companies 

ranked by JUST Capital by industry and is constructed to match the its indus 
try weights 
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TOP 10 JULCD CONSTITUENTS 
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i 
Maot Corp ECO 
‘pple ne 595 
‘Amazncomine SAS 
Facebook Ine ClassA 217 
‘iphabetIneClaseA 170 
‘Aiphabet inc Cass C 167 
Johnson&Johnson 165 
Mainc Class Shares 163 
Procera Gamble cohe 149 








TOP JULCD PERFORMERS 
‘QUARTER ENDED LUNE, 2020 
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MARKET PERFORMANCE 

+ US.and Global equity markets rebounded strongly 
in Q2 from the COVID-19 crisis lows in Q1. The JULCD 
delivered outperformance 
‘0 53 basis points returning 22.35% versus the Russell 
1000 return of 21.5256. 

+ Amidst the reversal, Energy, which had dropped 
'5286n Q1, was a standout performer up 359% as ol 
prices recovered. Consumer Discretionary rebounded 
“similarly, and Technology continued to outperform the 
market. 


+ Growth continued to outperform Value as companies 


with strong earnings growth prospects outperformed, 
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Volatity remained elevated through the quarter. 


LATEST NEWS IN JUST BUSINESS PERFOR- 

MANCE 

+ JUST expanded ts COVID-19 Corporate Response 
Tracker to the 300 largest employers and released 
a comprehensive survey of public expectations 
in partnership with The Harris Poli that can be 
accessed with other ESG analysis and interviews 
‘onthe COVID-19 section of our website. 

+ Inresponse to our national reckoning with racism 
and racial injustice, JUST has released new poling 
ata, a CEO Blueprint for Racial Equity, and 
analysis of diversity disclosures and representation 
at some ofthe nation's largest employers that can 
be accessed here- 


ABOUT JUST CAPITAL 
UST Capital was co-founded in 2013 by a group 
of concerned people from the world af business, 
finance, and civil society - including Paul Tudor 
































a A. L Jones Il, Deepak Chopra, Rinaldo Brutoco, Arianna 
133 136 Huffington, Paul Sia, and others. Our mission is to 
na na buid a more just marketplace that better reflects the 
27 27 true priorities of the American people. We believe 
a75 EA that business, and capitalism, can and must bea 

Tommen 19 is ag positive fore for change. We believe that if they have 

the rightinformation, people wili buy from, invest 
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